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MIT Press Ltd, United States, 1999. Hardback. Condition: New. Language: English . Brand New Book. Both state-space models and Markov switching
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economic indicators, approaches to modeling monetary policy uncertainty, Friedman s plucking model of recessions, the detection of turning
points in the business cycle and the question of whether booms and recessions are duration-dependent, state-space models with heteroskedastic
disturbances, fads and crashes in financial markets, long-run real exchange rates, and mean reversion in asset returns.
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